ABSTRACT. A simple proof of the exponential boundedness of the stopping time of the one-sample sequential probability ratio tests (SPRT's) is obtained.
INTRODUCTION AND SUMMARY. Stein [i] gave a very mild condition under which the stopping time of a SPRT based on a sequence of i.i.d, random variables is exponentially bounded. It is well known that exponential boundedness of the stopping time implies finite sure termination and the finiteness of the moment-generating function of the stopping time.
Weed, Bradley and Govindarajulu [2] propose one-sample sequential probability ratio tests (SPRTs) based on Lehmann alternatives and also study their finite sure termination. Extending the work of Sethuraman [3] , Govindarajulu [4] has obtained a very mild Stein-type of condition (namely, that a certain random variable U(Z) is not identially zero) for the exponential boundedness of the stopping time of the onesample SPRT's. Here, using a general result of Wijsman [5] t (A') nLt (A') t n 2 + n t! t n t + m n %0 t + n n (i-%0) + n n A I n Wt(Vi). Then one can easily see that T >r -->T* >r. Hence P(T >r) < P(T*> r). So it suffices to show the exponential boundedness of T , which will be done in the sequel.
CERTAIN RESULTS PERTAINING TO EXPONENTIALLY BOUNDED STOPPING TIMES.
Wijsman [5] 
CERTAIN USEFUL LEMMAS.
In this section we give some results as lemmas which will be used in the [4] .
MAIN RESULTS.
In this section we prove the main result pertaining to the exponential boundedness of T*. 
Since e is arbitrary, R.H.S. tends to zero as t+oo. 
